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Agenda:

¢ Market Overview/Monitors

¢ Curves

¢ Credit Ratings

¢ Offering Pages/Inventory

¢ Irade History/Price Discovery
¢ Relative Value Teols/Analytics



Market Monitors

BTMM - Treasury and Money Market Monitor

BBT - Bloomberg Bond Trader. Live executable
government pricing

¢ USSW - Governments, Swaps, Agency Benchmarks
and Current Implied Volatilities.
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Calendars Events and New Issue

¢ ECO - Economic Calendar for upcoming government
statistics.

¢+ NIM - New Issue Monitor for government, agency and
corporate issuance.
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Monitor all Credit Rating Changes

¢ Short and Long Term
¢ Moody’s, S&P and Fitch

H1Zl Equityu RATC
Enter Z1 <GO> to Save Search
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Price Discovery and Reporting

— TRAC: Trace trade reporting and capture
— TMAL: Monitor most active corporate bond issues
— QR: View a trading recap on bonds.

Corp TRAC

Click on column headings to cort.
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Know thy Curves

¢ The Curves:
— IYC — Government and Swap Curves
— MMCV — Money Market Curves
— FMC — Fair Market Corporate Sector Curves
— EMCI — Fair Market Curve Indices
— FMCS — Fair Market Curve Spreads
— EMCH — Fair Market Curve History

¢ Curve Analytics:

— YCRV - Analyze Current and Historical
Yield curve trends.

— FWCV/EWCM —Eorward Curve Monltors



Comprehensive Yield Curve Evaluation.

¢ MMCV — Multiple Curve Comparisons, Inter Market Spreads
and Historical

¢ YCRV - Central Source for Yield Curve Analysis.
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IYC — Benchmark Curves

¢ Generic global Sovereign, Swap, Agencies curves

¢ These are typically your benchmarks to spread from
which credits are spread for relative value.
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FMCS — Fair Market Credit Spreads

¢ Display/graph option-free yield curve spreads
against a selected benchmark curve.
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Hit <MEMU> for list of curves.
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FMCI —Fair Market Curve Indices

¢ Individual maturity points within each curve are
“tickerized” allowing for single and two security
analytics.

¢ Incorporate individual yield curve points with HS<go>
to spot historical trends and relative value trading

opportunities.
Press 98<G0> to make a copy, 99<G0> to clear news alerts. Comdty FMCI
11:43 U.S. Government indices Page 1 7 7
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FWCV — Forward Curve analysis

¢ Spot vs. Coupon rates

¢ Implied Forward Curve = Zero Volatility Scenario rate
path in OAS analysis

¢ Z spread vs. traditional spreads
¢ Fundamental in OAS and Swap analytics

for explanation. DG48 Muni  FLCW
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Complete Money Market Offerings

¢ BOOM/DOCP - Evaluate Competitive Commercial Paper
Offerings. Set Customized Search Criteria including ratings,
size, yield, maturity dates or a specific approved issuer list.

Heg:B.Trost
Sawed Searches Edit Options - Wl Offerings: 20 34
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13% HZEC Z 5,000 AMSTEREDAM FHDG 11/24 c.. 2) Caluon North fmerica |5.23045-22545.225 |5.230 |5.220 (5-220 |5.220 |5.215 |5.205 |5.155 | A-1 |P-1
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Search Trace Trade Database to Determine Fair Value.

- TRAC: Search and filter all trading Activity

- QR: Access individual bond trading activity.
- ALLQ: Comprehensive Quote Summary Page.

H-Mkt TRALC
Click on column headings to sort.
Display Options - Cutput Results To HNASD TRACE (Delayed) Page 14 4
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Relative Value Applications

¢ YA/YAS
- Yield and Spread Analysis
¢ AOAS/BQ

— Compare various bond structures on a
common basis. Conduct OAS analysis with
a variety of curves and volatility
assumptions

¢ ASW

— Compare various bonds against the LIBOR
curve teday using a cashfloew yield spread
methodolegy.

» HS
— Spot historical trends/range
& SW
— Analyze the ‘dellar advantage’ ofi the trade



Traditional Yield and Spread Analysis
¢ DES - Comprehensive Descriptive Database of
Securities

¢ YA/YAS/YTC - Yield and Spread Analysis both to
Maturity and Call.

14 M189 Corp DES

SECLIRITY DESCRIPTION Page 1/ 2
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OAS - Advantages

¢ Allows for direct comparison to other
fixed iIncome securities based on a
“pure credit spread” to a benchmark.

¢ Strips out the “optional” component of
the bond to a bullet equivalent yield.

¢ Allows a PM to quickly and efficiently
screen the “relative value” of a large
number of securities in an ‘unbiased’
manner.

& Accounts for hidden risks such as
“Whipsaws” and “high velatility” interest
rate paths not captured in traditienal
static yield analy/sis.




AOAS — Evaluate Callable Agency Structures.

¢ Uses BBG lognormal OAS model

+ FNMA discount note yield adjustment to ED futures
Implied yields

¢ AGPX — Transparent Benchmark Yield Curves.

“HELF> for explanation. HIO0 Corp AOAS

Blgi- toe-x AGENCY OPTION—RADJUSTED SPREAD
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Comprehensive Bond Analysis

¢ BQ - Distinct models to capture the
distinctively different type of optionality cost
of each sector.

B N1G3Msn: eScrip
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Asset Swaps: Relative Value

¢ Shows relative value of bond vs. the swap market
¢ Compare an asset swap vs. issuing floating debt.
¢ Swap Callable Agency Structures

<HELP> for explanation, <MEWL> for similar functions. FOSS Corp ASLW
Curve Source: CUSTOM
ASSET SWAFP CALCULATOR Page 1 of 2
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HS — Historical Spreads

¢ Gauge the relative value of two securities/indices by
graphing both yields together on one graph.

HELP> for explanation, <MENI> for similar functions. FOSY Govt HS
USE {HDF} TO MODIFY YOUR HISTORICAL DEFAULTS
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SUMMARY UCCURREMCES
LAST 5.2713 -67.86 TO  -11.51 19= B.1%¥ [
AVERAGE B77.2942 -11.51 TO 44,85 B9=37.9%
UFF AYE -52.023 44,85 TO 101,21 7B=33.2%
HIGHEST  214.92 OM  1s29/00 101.21 TO  157.56 41=17.4%
LOWEST  -67.863 ON  3/20/00 157.56 TO 213,92 B= 3.4% b

T T T
FORH [ U-CAL: YALUATION (Bl VRISELLE T
Austrolio 61 & 5777 8855 Erozil 5511 G043 44 20 =] Germony 45 &5 F2041210
Hong Kong 852 2977 Jopon 81 3 3201 8280 Slngupnr‘e 65 z2lz 1234 LI S 1 ziz 318 EEIEIEI ED yright EEIEI?I Eloombetry L.P.

-1045-1 17-Jul-01 13:2&:11
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SS — Spread Summary

¢ Grasp how a security swap will affect your risk
and proceeds.

S5 PSS Govt SS
Enter all walues and hit <GO>,

SPREAD SELL BUY DIFFERENCE  RATIO
SUMMARY GT10 Buy-Sell Sell/Buy
PRICE 08-13+ 104.077114 D, E5524 . 9457
LD Crv/Semi/Ann 5,711 7.311 7127

FFF YLD 5,211 7,311
ACCEUED INTEREST 2. 11326 3.69687 1.58362 571H
PRICE +ACCRUED 100,.53513 107,77399 7, 23885 9325
DURATION 7.5471 4,4611 -3.0861 1.6915
ADJUSTED DURATION 7, 3555 4,3038 -3.0516 1.7091
FISK MEASURE 7.3948 4,6384 -Z. 7564 1.5943
CONYEXTTY 0.6651 (01,2348 -.4333 2. 8454
SETTLEMEMT DATE /18701 ?7/20/01 o EEH s T
ORKOUT DATE/PRICE rst 00 rst 07H10 o i
SFREAD HI 2.493 1 i
HISTORY L B T Y RERRE R Lo
S . . : : : ot ok P
10
6/12/01 : : : : : : : : LR : D]
Yields : SN IV SN DS IO IUNUSGS IUSU VRN EUUR IDSRNN IR B | .
D BC ]_ ma. ]_ 5 21 JUL00  12AUG 135EF 1230CT 10HaU SDEC SJAMOL 2FEE 2MAR 20 27AFE 25MAY

ustrolio 61 2 9777 BESS Brozil 5511 3042 4500 Europe 44 20 7330 7575 Ger‘man% 43 g9 92041210
Homg Komg 852 2977 Jopon 21 3 3201 2880 Singopore 65 212 1234 U5, 1 212 318 2000 Enggri kit 2001 Bloomberg L.P.
1273-1045-1 17-Jul-01 13:358:34



SW — Swap Switch Analysis

¢ Value the dollar advantage of a swap and compare the
net return to a specified horizon date with your
customized interest rate and spread assumptions.

HELF> for explanation, <MENU> for similar functions. POSY Govt S
Enter all walues and hit <GO>,

| SWUAP/SWITCH ANALYSIS Page 1 of 3 |
SELL:GENERIC 10¥ N/B vs BEUYKMB ? %= 02/01/23-03

MODE:QI(T- Traditional 0- DAS S- Sector)
SWAP TYPE (1-Input Z2-Par/Par 3-US/US 4-FEisk)
SETTLEMENT : SELLINZECYIGE] BUY : [gFPIVIH | REVIEL ON
AMT (M) PRICE YIELD ADUR  RISK CONMYX| PRICE YIELD ADUR RISK COWY
ST CEEERN BEWE) .56 7.40 0.67 EEASIYMl BEE 6.74 6.79 0.5

RN EZNEPIET LR <.30 4.64 0,23 |MEMGEREES LR 3.66 3.93 0,17
YIELD SPRERDS: 209, 47EP 209, 47EP

CASH WORKOUT

SELL SIDE BUY SIDE DIFFERENCES
AT SETTLEMENT 1,005,507 1,005,507 |TAKEDUT= 1,014
AT REVIEW 1,058,563 1,079,026 |NET PalL= 20, 462
TOTAL RETURN 5.21 7. 18 |RETURN PICKUP: 197¢F

SELL ASSUMPTIONS BUY ASSUMPTIONS
WORKOUT 10 WORST: (Mtu,Call,Rfnd) WORKOUT 10 WORST: (Mtu,Call,Rfnd)
SETTLE: § & B or @ SETTLE: [ & [f or @
REVIEL: [ & | or @ REVIEL: @ & [{ or @
AFT-TAX [ INCOMEEENY CoRN sE39 . cOlEE20. 00)

CASHFLOW REINYESTMENT RATENEMEAME- TA:Y4iMul YIELDS ARE [0 (COMY,S/A, ANN)
WITH ppa/YR COMPOUND  SELL-SIDE BOOK YALUE: BSETTLERlg EHORLZOMeliedly

ustrolio & SE Brozi 045 4500 urope 44 20 N er‘mun? 43 & iE l
Hong Kong 852 2977 Joapon 21 32 3201 2820 Singopores 63 212 1234 U5, 1 212 218 2000 Cio gr‘ight 2001 Bloomkery L.P.
I973-1045-1 17-Jul-01 132743:09
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HMSM: 4-in-1 graphs

¢ graphs up to 4 historical relationships among
Instruments in a single graph. Compare on a
absolute or normalized basis.

for explanation. FOSS Corp HMS
4—-TN-1 GRAFH WENEEHE ONDS il Mame Set # 2
US1 -- Generic 1st "US" F¥x14.99 T¥1 == Generic 1st "TY" F¥x1G5.02

EPGENERIC 10Y N/B ¥x16.18 ¥x14.06

TARYEY. (o BFAEYON Period BOD-L-M-0-Y) Normalize QLY /W00 Dates
WS —Geperlz #1105 F =207 120
| 120

| 110

L NS 100

=l

80

El]

[slo Wlell Trimlam DD Jalslo Wilofl Tr als blo b Tads {o Wlo Do DF D faale b lads Tolno (D IF D s Dale Lo 08
1993 1999 2000 2001

Austroalia &1 2 9777 8655 Brazil 3511 3048 4300 Europe 44 20 7330 7973 German? 43 g5 22041210

Hormg Kong 832 29797 Jopoan 21 3 3201 8830 Singopore &3 212 1234 U5, 1 21z 318 2000 Enggri ht 2001 Bloomberg L.FP.
I273-1045-1 18-Jul-01 32+718:035




CIX- Custom Indices

¢ Create custom indices using mathematical
relationships.

¢ Great for tracking spread levels, volatility of
spreads, spread comparisons, etc... Some
examples:
— Real interest rates by maturities
— Implied Fed Rate
— Credit spreads

for explanation, far similar functiaons. HOO? Index CIX for explanation, for similar functiaons. FOES Index CIXU
Enter #20 <G0> for examples of CIX securities. Enter Data, Hit <GO>
CIX —— Custom Index eXpression Fage Tof 7 CIXUO —— Custom Index eXpression
Sort by l@Ticker View cix with permissions: @lser Only Permissions: fl lser

®hscending 2 <G0> to enter notes
Hit 1 <G0> to create a cix, # <Index> CIXM <GO> to monitor bb <GOD> to send to another user
(1)Ticker (2)Shart MName History ¥Secs (3)last Update Delete Ticker: . [ TN
A 0205CHT 2/5YR TREASURY YLD SPREAD  Daily i 5/11/01 | Short Name:
1 02055WAP  2/5YR SLAP SPREAD Daily Z /12701 | Record Last Updated on 5/14/2001
4 0210CHT 2/10%R TREASURY YLD SPREAD Daily Z /11701 | Period: Daily Current price of this index: L BE7500
9 0210SWAP  2/10%R SUAP SPREAD Daily 2 5/12/01 |
B 0230CMT  2/30YR TREASURY YLD SPREAD Daily 2 5/11/01 | ]
71 0230SWAP  2/30YR SUAP SPREAD Daily 2 5/12/01 | ]
I O510CMT  G/10YR TREASURY YLD SPREAD Daily 2 5/11/01 | ]
9 0510SWAP  5/10YR SWAP SPREAD Daily 2 5/12/01 | [
1) 0530CHT ~ 5/30YR TREASURY YLD SPRERD Daily 2 5/11/01 | ]
1 D530SUAP  5/30YR SUAP SPREAD Daily 2 5/12/01 | ]
12 1030CHT ~ 10YR/30YR TREASURY YIELD  Daily 2 5/11/01 | ]
11 103081AP  10/30YR SWAP SPREAD Daily 2 5/12/01 | ]
19 30-15MTG ~ 30YR-15YR MORTGAGE YLD SPREADaily 2 12/10/00 | [
15 30/15MTG 30YR/15YR MORTGAGE YLD RATIODaily 2 12/10/00 | ]
1) 5/10BLND  5-10YR TREAS BLENDED YIELD Daily 3 5/12/01 | 0|
17 GYR/BEB1  BBE1 IMDUSTRIAL SPREAD Daily 2 5/11/01 | Use + to add, - to subtract, # to multiply, / to divide, #* for an exponent
1) FDFD2 FED FUNDS FUTURES IMP YIELD Daily 1 2722701 | Use YIELD[#], where # is a security, to get yield, where applicable
11 FED MKT IMPLIED FED ACTION Daily 2 1/ 301 Example: "HKY <Index> / J¥S <Crncy>” to view value of Nikkei Index in §

ondon : 207330 ew_Tork: 31—, %ht 001 BLOOMEERE L.F.  Froankfurt:e9-920410  Hong Kong —5977—8000_ London : 207=-330-7300 Hew York:ZTZ-3T8-2000
Tokiyo: 3-2201-2300 S0 Paulo: 11-2042-4500 Princeton: €05-272-2000 Singapore: 65-212-1000 Sydney: 2-3777-2E2E Tokyo: 3-3201-2900 ulo:11-3042-4500

Copgri
Soo Po
I973-939-2 14-May-01 17:16:44 1973-939-1 14-May-01 17:37:10

opgrl? P ok furt : 65— org ong= =
Princelon: €08-273-2000 Singopore: €5-212-1000 Sydney : 2-97F7-2E08




Eurodollars futures strips

<HELP> for explanation, <MEN)> for similar functions. FOSS Corp EDS
ENTER ALL YALUES AND HIT <GO>.

MM EURODOLLAR FUTURES ANALYSIS

Yaluation 7- dag 1 mth 2-mth 3 mth 4 mth 5 mth E mth S9-mth 1gear‘
LIBOR FRATES ENERE

SLAP RATES oV § 3Y 5. 029 4Y b. 32? SY 5. 524 ?Y 1UY
FUTURES 1 <G0> fnr“ convexity hias analusis

Contract: Sep01l Dec0l Mar0Z JunlZ Sepl3d Decl3

Price 96. 360Q96. 185895, 955895 570895, 205894. 825894 620994 . 38594. 21594, 025
Rate *7*“[ 3.640 3.815 4.045 4.430 4,795 5,175 5.380 5.615 5.785 5.97%

Fut ¥aluatn 9719 12719 3720 6713 9718 12/1B8 3718 6B/18 9717 12/17

Days R 154 245 33 427 518 G09 700 791 BAR
YIELD CURVES 9% 1.4YR 1.97R 2. 470 |
e T TmRaae Mew  Nonitoring enabled, 05 Corp EDSF
S S0 i RO AR SYNTHETIC FoRiARD “RATES
7:50 Date Days I [ast BRate B IEHE EALR E-0 10gYr]
FORUARD ANALYSIS | . o o ,crot OBIER S 7913 00 Soun cod Fg s M
LIBOR Fud  34.72 3.97 4.20 Lo D 9/19/01 91 EDUL 36400 3.745 4.043 4.706 4.403 6.042 6.373
Futures 164 3.82 4.04 ... D12/19/01 91 ED71 3.8150 3.950 4.341 4.981 4.701 6.159
Spread +.08 +.15 +.16 I 3720702 91 EDHZ 4,0450  4.260 4.692 G5.759 5.009 £.273
Futures daytype: actuali%? 9 6/19/02 91 EDM2 4,4300  4.639 5.038 G5.511 5.307 6.37
Strip gield: < 1 ur: actual /KD S EEME) 4.7950 G5.016 G5.346 5.727 G5.572 6.467
Strip/Coupns > 1 uyr: bond eguiwv i i 5.1750 5,313 G5.e04 5,308 5.779 6.546
E Fpqusnautg f@;’m a1 EZNF 5.3900  5.536 5.813 6.056 5.940 6.613
Hgﬁgrﬁé;g gé222g;;7 ?upun 13 323'11%%%80 Slngu;gr:525 21z 1234 Urgpeld 5.6150 5.4l 5,976 6.17 6.081 6.677
9 9,17/03 91 EDU3 5.7850  5.924 6.105 6.274 F.203  Exchanges:
D 12/17/03 91 EDZ3 5.9750  6.035 6.214 £.353 THM, SHX
) 3/17/04 91 EDH4  EEPEEMNh 6.0050 6.104 6.305 6.419  FRA and Bond uld:
12 B/16/04 91 FOM4 GEMGEND 6.1100  6.203 6.395 F.481  Daytupe EI%/
19 9/15/04 91 EDU4 EERENONE 6.2000  6.312 6.456 F.535  Freguency
149 12/15/04 91 EDZ4 £.3750 6.368 6.509 £.506 m-mkt yield

Start

days uears
0

Front stub  Back stub  Bond yield ACT/EMHY
[ ENE 1 days JEMIEY 56 daus 3.857 3.821
EWE G1 daus GRS 36 daus 3.857 3.821
EWS Gl daus EEMIE 36 daus 3.857 3.821
EWE 61 days EEMIE 36 daus 3.857 3.821
e 6l days JEMER)Y 0 daus 5.607 6.263

Australia &1 3 S Brozi td= 4500 Europe 44 20 7330 75?5 ermunlf 49 g9 92041210
Hong Kong 852 2977 Jopon 81 3 3201 8880 Singopore 3 212 1234 U5, 1 212 318 2000 gg ht 2001 Bloomberg L
1045-0 18-Jul-01 7350:51




Derivative Calculators

-
‘ Calculato rS - “HELFP> far explanation, <HMEHI> far similar functiens. Hlooc Equity SHPH

- - Options - New Deal Save Deal “lew - SWAP hWAHAGER
— SWP M : p I al n Van I I Ia Deal Counterparty ML Ticker AT  Serie [ Deal# [ DETAT |
[TOETAIL F'Eu Flaat - ["OETAIL |

Series - Leo# Ticker m Seties - Leg#

swaps, G
muni/BMA/%LIBOR

o EREECIIM %  notonsl  EXHNNENEEN CLNEEN ncex [IIELN
Calc Basiz DELCTRUISSE Curr W Latest Indexm

Pay Freq w Effective Spread m bp
Maturity Day Crit “ 3 v i Reszet Freg
Swap S FirstPrmt Unwind Con EREEETEN = FirstPimt Pty Fren
L) Mot astPrmt Unwing Annuity 000000 % MxtLastPrt Day Crt -

piscountCry [EEH [REMRA Usb Swaps(307360, 5/ DiscountCry  [EEN dl USD Swaps (307360, 500
Cap/ﬂOO r/CO”ar, a.nd ForwaraCry  [EEN DRENIRN UsU Swaps (300360580
{ AllValnesin USD
<HELP> FOR EXPLAMATION, <MEMU> FOR SIMILAR FUNCTIONS. H100 Equity SUHPH e 10,000,136 40 EITTHE -i5G. 40

Waliatinn Chree i Walnatinn

-0, 00
Optiens MNew Deal Save Deal “ew - SR hANAG ER _ Par Cpn c 22331
EEINITEGEG I CAP CHTRPARTY Ticker (M Serie [l Deal# 1i ] 4,085 94

Type CHS —
Motional Index USSUAPS e e dermany 43 83 320440
Currency Latest Index 5 21655 B R T AP PR

Erectie ] N R Resetpay Fre
Maturity Tenor E?R £l ro ConvAdj

Floor Strike  EREEEGLH % Pov X Floor Detail Digital

N Ji tc USD SwapsC304360,5A)
SHELF> for explanmatien. N100c Equity WCUB oo ot 23 | REES .

CHENUS to return corward Curve RN CEENE 15D Swaps 0300360, 558)

Imnter=s=st Rate Vol Cukbes Jol Cube MUSD Contributed
ey | Table ‘ol atility Calculator Al values i Usp
ol Merket Sde | Mo pate Jefa(Hedge) -0 47051  ATM Strike 533285
“whlatility Surface Famma (1 0bps) 003970 Dl 2,024 90
) dega (1%) 12, 062,75 Yield Walue 50,35
Tenor -1 '|' F Swaption ‘ls
Theta (1-day) -135.60

115 | e “aluation
- furopm 44 20 Tade TREN dursmny 43 B3 l!oll#
185 W B3 mEiz Lome WS L 212 318 T000 Capuright 2008 Cisasbsr
4372- 1089-3 23-O0ct-2448 Ll:48: 10'

BB81atility (%)
86

Created by  BLOOMBERG Curmeny uso

Jutrslis BL 2 2777 mEOG Eraell 3311 1048 4300 Curopm 44 20 7330 FE00 Qmramny 43 B 330410
Hong Kong B32 2377 B4¢¢ Tepmn B4 3 J2¢L B3¢ Singmpors B3 B2AZ Lééd U.5. L 212 318 =o-o-¢ Copuright 20¢8 Eloombmrg L.F.
73- L0BS-3 2-Oet-2008 Ll:43:38



‘Suite’ of Fixed Income Portfolio Analytics

¢ PRTU: Create/Update/Delete your
personal portfolios.

¢ PRPT: Create/Run customized portfolio
reports

¢ PKRD: Grid point deltas (partial
durations)

¢ POAS: Portfolio OAS reports

¢ PGR: Portfolio Grade
(duration/convexity summary.)

o PSA/PSH: Portfolie Scenario Analysis

o PRSK: “‘New Enhanced’ Portioelio
Scenario Analysis




PSA/PSH: Portfolio Scenario Analysis

¢ Test your trade strategies on actual portfolios.

¢ Scenario test your portfolio against various dynamic interest
rate environments on either a shock or horizon basis.

& dgp Corp PSA
Enter fields and <G0> to update, 99 <G0> to start report, or <MEMU> to return.
Holder: BLOOMBERGS SAN F Scenario: ¥ B

Port Name: BULLET (GOYERNMENT) Currencys ]

CUREEMT SET UP: Scenoric &, 7<18¢ 1 Settlement. 10-18¢ 1 Horizon, Yield to Horst  Sensitivity, and  24YR Compounding.
Scenario Interest Rate Shift Mode: [ aevierd to worst ~ o-constant oas)

Scenario FX Shift Mode: § <a-sesolute < P-Percents

¥ Special Curr-Code: EMU, for all euro-in-country govt yield curves

urr Eeinv Foll F¥  #0AS Parallel Specialized Yield Curve Shifts

Down Shft Yolat. Shft 3o 6Mo 1Y¥r 2Yr 3¥r 4¥r 5Yr e 10¥r15Yr30Y

dgp Corp PSH
lio summary report for PSH completed. <MEMU> bhack and re-load trade idea

Trade Idea Entry ~ Update Page 1 / 2
Fort: U1041537-50 Fort Mame: BULLET [GOVERNME
Trade: FXTHD BLT NSEGERRRER! Settler ?/1B/ 1 Currency: US

B Dur wot | Proceeds wot [ Taroet Port MDur

Colc Types: (%2 0AS  CH) WTH

B/S Security Quantity Price Y1d(Cl] Mdur Cux EPY Mkt Wal
MORTGAGE BACKED SECURITIES SET 5 35 02715731 | 7 §.551 14.21 3.11 70,857 49, B2M
The prepaument assumption for mortages is based on a parallel si| JCHIIEEEEYE BV
yield curve of basis points.

#D-Bloomberg default wolatility.U-User-input Uolotility. Annual Reinw Rote.

Austrolio 61 2 9777 2605 Brozil 5511 2042 4500 Europe 44 20 7320 7575 L
Hong Kong 8352 2977 Jupon 21 3 3201 2820 Singopore 65 212 1234 1.5, 1 212 218 2000 Igggggégt

9

(o0
)

4863

[ ]
[ ]
[ ]
[ ]
[ ]
[ ]
[ ]
[ ]
[ ]
Summary

d(C) Mdur  Cux ERY Mkt Yal
Initial Portfolio: G.566 6.60 .54 3,483 5,280,063
Sell: 5,661 14,21 3.11 70,857 49, BEM

Put upsTake out cosh H BUU:

to bolonce trodes.

Resulting Portfolio:-3,594 -88.23-26.B8 -4/ 5,280,063
Australia &1 ) =] Broazil 501l 045 Fo00 Eurcpe 44 20 0 7orD Germc:nlf EE] SQ_Q'éU‘H 10
Hong Kong 252 2977 Jopoan 21 3 2201 28280 Singopore &5 212 1234 U5, 1 212 318 2000 Coggri ht 2001 Bloomberg L.P.
I972-1045-1 18-Jul-01 35:42:5&
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PKRD — Partial Duration Report

¢ Analyze your exposure to the ‘shape of the
yield curve’

¢ Manage your interest rate exposure on a
sector/security basis

2 dop Client PKRD

PKED report completed.
PORTFOLIO GRID POINT DELTA REPORT

Holder Mame: BLOOMBERGY SAN FEAMWCISCO OFFICE |DP run on |
Port Mame:  BARBELL (GOVERNMENT) Port: U1041537-" """ =
o e o Page P59 Client RPT
Key maturities :JM AN 1Y 27 a7 47 57 GY ¢f 87 97
KEY RATE BASIS POINT M PORTFOL IO GRID POINT DELTAS PRGE 2/ 2
Currency Bond Swap  Ftr/0ptn Fort: U1041537-1602 BARBELL (GOYERMMEMT)

Holder: BLOOMBERG/ SAN FRANCISCO OFFICE

Enter the 7-letter Base Currency: US DOLLAR

Eloomberg currency # of Issues : 2 of 2

code or the 3-letter

IS0 currency code Security Price Mkt YalueClUS) Dur Weight CUS)

to change currencies m 6m ly 2y 3y 4y Sy 6y Py By 9y 10y 15y 20y 25y 30y
T 4 '4 05/31/03 102% 3,308, 141 3,308, 141
0.00 0.01 0.50 1.17 0.00 0.00 0.00 0.00 0,00 0.00 0,00 0.00 0,00 0.00 0.00 0,00
AT 5 3 02/15/31 952% 2,100,036 2,100,036

Dthers 0.00 0.01 0.04 0.10 0.14 0.18 0.22 0.24 0.27 0.29 0.31 1.02 1.?7 1.65 2.21 5.58

The function calculates grid point deltas for individua
Securities are grouped by currency and tupe within the

Austrolio 61 2 5777 8653 Erozil 5511 2048 4500 Europe 44 Z0 7330 7375
Hong Kong 852 25FF 6200 Jopon 51 3 3201 8830 Singopore 65 212 1234 U.S. 1 212 318 2000

Fustrolieg &1 2 9777 2650 Brozil 2511 2042 43500 Europe 44 20 7220 Fo70 Germony 49 €3 32041210
Hong Kong 852 2977 6200 Jopon 21 3 2201 8880 Singopore &5 212 1234 1.5, 1 212 318 2000 Copyright 2001 Bloomberg L.P.
I973-1045-2 13-Sep-01 12:43:435




API:
Ultimate flexibility in fixed

¢ Table Wizard: i
¢ APl<go>: API

Income analysis

IG48n Mtge API

The Bloomberg API
(Application Program Interfacel

homepage 0

BBXL<0>' APl manual

Set Up | | Loading Portfolios & Drag / Drop |
11 lhat is APIY 8) PUD Upload/Download Portfolios
21 Installing the API Softuware 89) Drag & Drop Securities into Excel
3) Technical Reguirements 10) Excel Download from Bloomberg

Spreadsheet Creation and Examples | |

The Data Feed Addendum

BEXL A Complete Guide to
Bloomberg Data in Excel

11) The Addendum Outlines the Rules

Governing the use of the API

Trading system API

Third Party Sources

Information on TSAPI

BEXL

DGE4En Mtge BBXL

Bloomberg Data & Calculations in Excel
"Bloomberg pouer over multiple securities in a highly customizable environment"

Creating Spreadsheets | | Demo Spreadsheets

Gain an essential overview here
Immediate start & One-Click download
Using the Bulk and History Wizards
lorksheet Functions-Bupassing wizards
Calculation Overrides

Full Step by Step Guide (59 Pages)

121 Europe

13) America

14) Asia Pacific
15) Japan

Demo Shests regquire minimum Excel werzion 2.0 (9F)

| Support and Documentation |

Checking Software
16) Check / Uparade
Softuare Yersions

71 MNeed Help? - Contact our Analutics Desk from here
3) Documents and Cheat sheets
91 Explaining Excel’s error messages

107 BU<GO> Forthcoming Seminars

Latest Uersions Awvailaoble:

EECOMM Fugust 07, 200

11) Tip of the Month  [August)
Meed a full description of the API fields in
your spreadsheet. Click here to see houw.

DDE & EXCEL ADDIN August 07, 200
CBUILE 1723
DATA DICTIOHARY

July 12, 200

w#w#s® DATA FESTRICTIONS APFLY: YOU ARE BOUMD BY THE TERMS OF THE DATAFEED ADDEMDUM -3 13 <E0: TO DOMMLOAD s
Australio &1 2 9777 2653 Brazil 5511 32042 43500 Europe 44 20 7330 7373 Germony 43 63 92041210
Hong Kong 852 2977 6200 Jopon 81 3 3201 88280 Singopore 63 212 1234 U5, 1 212 318 2000 Copyright 2001 Bloomberg L.F.

I13533-123-0 03-Sep-01 14:539:22

List of Third Party Sources

nols
1ides
Developer Kits

Support for APT Products
<HELP><HELP> for General Support
apidev@bloomberg, net
E-mail for Programming Support
) BREP Your Account Eepresentative
J BU  Eloomberg Training Courses

Brozil 5511 2042 4500 Europes 44 20 7330 7575 Germany 49 69 92041210
apan 21 3 2201 2220 Singapore €5 212 1234 U5, 1 212 218 2000 Copyright 2001 Bloomkeryg L.P.
I1353-123-0 02-Sep-01 14:52:50
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